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200,000,000  Term Repurchase Agreements, Barclays Capital Inc., 0.0600% 523-24298 200,000,000 07/01/2013 7/1/2013 Repurchase Agreement
57,874,000 Repurchase Agreements, UBS Warburg, 0.0100% 523-24377 57,874,000 07/01/2013 7/1/2013 Repurchase Agreement
200,000,000  Repurchase Agreements, Jefferies and Company, Inc., 0.1300% 523-24378 200,000,000 07/01/2013 7/1/2013 Repurchase Agreement
350,000,000  Term Repurchase Agreements, Scotia Capital, 0.0900% 523-24260 350,000,000 07/02/2013 7/2/2013 Repurchase Agreement
200,000,000 Term Repurchase Agreements, Societe Generale, 0.0700% 523-24272 200,000,000 07/03/2013 7/3/2013 Repurchase Agreement
290,000,000  Term Repurchase Agreements, Scotia Capital, 0.1000% 523-24177 290,000,000 07/08/2013 7/8/2013 Repurchase Agreement
36,565,000  Certificate of Deposit - TCD, Office of the State Treasurer, 0.4200% 523-23326 36,565,000 07/10/2013 7/10/2013 Certificate of Deposit - TCD
4,150,000 Certificate of Deposit - TCD, Office of the State Treasurer, 0.4200% 523-23350 4,150,000 07/10/2013 7/10/2013 Certificate of Deposit - TCD
50,000,000  Agency Discount Notes, FHLMC, 0.1000% 313397HY0 49,998,611  07/10/2013 7/10/2013 Government Agency
200,000,000  Agency Discount Notes, FHLB, 0.0500% 313385HY5 199,997,222  07/10/2013 7/10/2013 Government Agency
70,000,000  Agency Discount Notes, FHLB, 0.0500% 313385HY5 69,999,028 07/10/2013 7/10/2013 Government Agency
300,000,000 Term Repurchase Agreements, Barclays Capital Inc., 0.0700% 523-24323 300,000,000 07/15/2013 7/15/2013 Repurchase Agreement
200,000,000  Term Repurchase Agreements, Jefferies and Company, Inc., 0.0700% 523-24324 200,000,000 07/15/2013 7/15/2013 Repurchase Agreement
50,000,000  Agency Discount Notes, FHLMC, 0.1000% 313397JE2 49,997,778  07/16/2013 7/16/2013 Government Agency
100,000,000  Agency Discount Notes, FHLMC, 0.1000% 313397JE2 99,995,556  07/16/2013 7/16/2013 Government Agency
50,000,000  Agency Discount Notes, FHLMC, 0.1000% 313397JE2 49,997,778  07/16/2013 7/16/2013 Government Agency
50,000,000  Agency Discount Notes, FHLMC, 0.1000% 313397JE2 49,997,778  07/16/2013 7/16/2013 Government Agency
50,000,000  Agency Discount Notes, FHLMC, 0.1000% 313397JE2 49,997,778  07/16/2013 7/16/2013 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0750% 313385JH0 99,996,042  07/19/2013 7/19/2013 Government Agency
42,000,000  Agency Discount Notes, FHLB, 0.0550% 313385JH0 41,998,781  07/19/2013 7/19/2013 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0700% 313385JN7 99,995,333  07/24/2013 7/24/2013 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.0700% 313385JN7 49,997,667  07/24/2013 7/24/2013 Government Agency
2,000,000 Certificate of Deposit, Liberty Bay Bank, 0.4200% 523-24350 2,000,000 07/25/2013 7/25/2013 Certificate of Deposit
50,000,000  Agency Bullets, FFCB, 0.1256% 31331KJ92 50,000,130  07/26/2013 7/26/2013 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.0750% 313385JQ0 49,997,292  07/26/2013 7/26/2013 Government Agency
25,000,000 3Agency Floating Rate Notes, FFCB, 0.3000% 31331KSP6 24,999,598  07/01/2013 7/29/2013 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0770% 313385JV9 99,993,369  07/31/2013 7/31/2013 Government Agency
150,000,000  Agency Discount Notes, FHLB, 0.0750% 313385KC9 149,988,125  08/07/2013 8/7/2013 Government Agency
50,000,000  Agency Discount Notes, FNMA, 0.0700% 313589KC6 49,996,306  08/07/2013 8/7/2013 Government Agency
25,000,000 3Agency Floating Rate Notes, FNMA, 0.3800% 3135G0CB7 25,000,277  07/01/2013 8/9/2013 Government Agency
25,000,000 3Agency Floating Rate Notes, FNMA, 0.3800% 3135G0CB7 25,000,276  07/01/2013 8/9/2013 Government Agency
25,000,000 3Agency Floating Rate Notes, FNMA, 0.3800% 3135G0CB7 25,000,277  07/01/2013 8/9/2013 Government Agency
50,000,000 3Agency Floating Rate Notes, FHLMC, 0.2800% 3134G2XL1 49,998,215  07/01/2013 8/12/2013 Government Agency
25,000,000 4Agency Variable Rate Notes, FNMA, 0.1825% 3135GOCE1 24,999,105 07/12/2013 8/12/2013 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.0710% 313385KK1 49,995,563  08/14/2013 8/14/2013 Government Agency
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50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.1320% 9127957E5 49,990,283  08/22/2013 8/22/2013 U.S. Treasury Bills
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.1320% 9127957E5 49,990,283  08/22/2013 8/22/2013 U.S. Treasury Bills
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.1310% 9127957E5 49,990,357  08/22/2013 8/22/2013 U.S. Treasury Bills
25,000,000  Agency Discount Notes, FHLMC, 0.1200% 313397K X8 24,995,250  08/26/2013 8/26/2013 Government Agency
135,000,000 Agency Discount Notes, FHLMC, 0.0700% 313397KZ3 134,984,513  08/28/2013 8/28/2013 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.0900% 313385KZ8 49,992,625  08/28/2013 8/28/2013 Government Agency
25,000,000 3Agency Floating Rate Notes, FHLMC, 0.3000% 3134G2B50 24,999,102  07/01/2013 9/3/2013 Government Agency
50,000,000  Agency Discount Notes, FNMA, 0.1500% 313589LF8 49,986,458  09/03/2013 9/3/2013 Government Agency
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.1260% 912796AZ2 49,988,275  09/05/2013 9/5/2013 U.S. Treasury Bills
100,000,000  Agency Discount Notes, FHLB, 0.1000% 313385LN4 99,980,000 09/10/2013 9/10/2013 Government Agency
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.1130% 912796BB4 49,988,386  09/12/2013 9/12/2013 U.S. Treasury Bills
45,800,000 4Agency Variable Rate Notes, FFCB, 0.1810% 3133EAHSO 45,798,031  07/02/2013 9/16/2013 Government Agency
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.1100% 9127957K1 49,987,625 09/19/2013 9/19/2013 U.S. Treasury Bills
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.1100% 9127957K1 49,987,625  09/19/2013 9/19/2013 U.S. Treasury Bills
54,000,000 4Agency Variable Rate Notes, FFCB, 0.2510% 31331KFGO 53,988,735  07/02/2013 9/23/2013 Government Agency
100,000,000  Agency Discount Notes, FHLMC, 0.1050% 313397MB4 99,975,208  09/23/2013 9/23/2013 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.1100% 313385MD5 99,973,417  09/25/2013 9/25/2013 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.1080% 313385MD5 99,973,900  09/25/2013 9/25/2013 Government Agency
100,000,000  Agency Discount Notes, FNMA, 0.1000% 313589MD2 99,975,833  09/25/2013 9/25/2013 Government Agency
50,000,000  Agency Discount Notes, FNMA, 0.1000% 313589MD2 49,987,917  09/25/2013 9/25/2013 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.1000% 313385MD5 49,987,917  09/25/2013 9/25/2013 Government Agency
50,000,000  Agency Discount Notes, FNMA, 0.1000% 313589MD2 49,987,917  09/25/2013 9/25/2013 Government Agency
50,000,000  Agency Discount Notes, FNMA, 0.1000% 313589MD2 49,987,917  09/25/2013 9/25/2013 Government Agency
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.1070% 912796BC2 49,986,922  09/26/2013 9/26/2013 U.S. Treasury Bills
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.1075% 912796BC2 49,986,861  09/26/2013 9/26/2013 U.S. Treasury Bills
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.1075% 912796BC2 49,986,861  09/26/2013 9/26/2013 U.S. Treasury Bills
50,000,000  Agency Discount Notes, FHLB, 0.1100% 313385ME3 49,986,556  09/26/2013 9/26/2013 Government Agency
300,000,000  Agency Discount Notes, FHLB, 0.1020% 313385MF0 299,924,350  09/27/2013 9/27/2013 Government Agency
100,000,000  Agency Discount Notes, FHLMC, 0.1100% 313397MR9 99,969,750  10/07/2013 10/7/2013 Government Agency
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.0980% 912796BF5 49,986,117  10/10/2013 10/10/2013 U.S. Treasury Bills
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.0925% 912796BF5 49,986,896  10/10/2013 10/10/2013 U.S. Treasury Bills
50,000,000  Agency Discount Notes, FHLB, 0.1100% 313385NA0 49,983,500 10/16/2013 10/16/2013 Government Agency
25,000,000 3Agency Floating Rate Notes, FNMA, 0.3300% 3135GOEV1 25,000,000 07/01/2013 10/17/2013 Government Agency
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.0875% 912795787 49,986,754  10/17/2013 10/17/2013 U.S. Treasury Bills
50,000,000  Agency Discount Notes, FHLB, 0.1200% 313385NC6 49,981,667  10/18/2013 10/18/2013 Government Agency
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104,400,000  Agency Discount Notes, FHLB, 0.1060% 313385NC6 104,366,186  10/18/2013 10/18/2013 Government Agency
79,500,000  Agency Discount Notes, FHLMC, 0.1100% 313397NG2 79,472,308  10/22/2013 10/22/2013 Government Agency
65,000,000 Agency Discount Notes, FHLMC, 0.1100% 313397NG2 64,977,358  10/22/2013 10/22/2013 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.1000% 313385NH5 49,984,028  10/23/2013 10/23/2013 Government Agency
55,000,000  Agency Discount Notes, FHLB, 0.1000% 313385NH5 54,982,431  10/23/2013 10/23/2013 Government Agency
55,000,000  Agency Discount Notes, FHLB, 0.1000% 313385NH5 54,982,431  10/23/2013 10/23/2013 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.1000% 313385NH5 99,968,056  10/23/2013 10/23/2013 Government Agency
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.0860% 912796BG3 49,986,144  10/24/2013 10/24/2013 U.S. Treasury Bills
25,000,000 3Agency Floating Rate Notes, FNMA, 0.3300% 3135G0EZ2 24,998,381  07/01/2013 10/25/2013 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.1000% 313385NKS8 99,967,500  10/25/2013 10/25/2013 Government Agency
59,000,000  Agency Discount Notes, FHLB, 0.1030% 313385NQ5 58,979,406  10/30/2013 10/30/2013 Government Agency
165,000,000  Agency Discount Notes, FHLB, 0.1030% 313385NQ5 164,942,406  10/30/2013 10/30/2013 Government Agency
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.0780% 912796BH1 49,986,675  10/31/2013 10/31/2013 U.S. Treasury Bills
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.0810% 912796BH1 49,986,163  10/31/2013 10/31/2013 U.S. Treasury Bills
100,000,000  Agency Discount Notes, FHLB, 0.1000% 313385NS1 99,965,556  11/01/2013 11/1/2013 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.1000% 313385NS1 49,982,778  11/01/2013 11/1/2013 Government Agency
45,000,000  Agency Discount Notes, FHLB, 0.1000% 313385NS1 44,984,500 11/01/2013 11/1/2013 Government Agency
25,000,000 4Agency Variable Rate Notes, FHLMC, 0.1643% 3134G25F5 24,997,364  07/04/2013 11/4/2013 Government Agency
100,000,000  Agency Discount Notes, FHLMC, 0.1000% 313397NV9 99,964,722  11/04/2013 11/4/2013 Government Agency
50,000,000  Agency Discount Notes, FHLMC, 0.0975% 313397NV9 49,982,802  11/04/2013 11/4/2013 Government Agency
54,000,000  Agency Discount Notes, FHLB, 0.1050% 313385NX0 53,979,683  11/06/2013 11/6/2013 Government Agency
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.0825% 912796BK4 49,985,104  11/07/2013 11/7/2013 U.S. Treasury Bills
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.0850% 912796BK4 49,984,653  11/07/2013 11/7/2013 U.S. Treasury Bills
25,000,000 4Agency Variable Rate Notes, FNMA, 0.1629% 3135GOFQ1 24,997,289  07/08/2013 11/8/2013 Government Agency
60,000,000 4Agency Variable Rate Notes, FNMA, 0.1629% 3135G0OFQ1 59,993,596  07/08/2013 11/8/2013 Government Agency
100,000,000 3Agency Floating Rate Notes, FHLB, 0.1500% 313379CV9 99,985,683  07/01/2013 11/8/2013 Government Agency
50,000,000  Agency Discount Notes, FHLMC, 0.1200% 313397PD7 49,977,500  11/12/2013 11/12/2013 Government Agency
50,000,000  Agency Discount Notes, FNMA, 0.1050% 313589PE7 49,980,167  11/13/2013 11/13/2013 Government Agency
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.0810% 912796AE9 49,984,588  11/14/2013 11/14/2013 U.S. Treasury Bills
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.0810% 912796AE9 49,984,588  11/14/2013 11/14/2013 U.S. Treasury Bills
50,000,000 3Agency Floating Rate Notes, FHLB, 0.1500% 313379G52 49,990,449 07/01/2013 11/15/2013 Government Agency
25,000,000  Agency Discount Notes, FHLB, 0.0980% 313385PGH 24,990,608 11/15/2013 11/15/2013 Government Agency
50,000,000 3Agency Floating Rate Notes, FHLMC, 0.3700% 3134G3AG5 49,998,063  07/01/2013 11/18/2013 Government Agency
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.0830% 912796BL2 49,983,400 11/21/2013 11/21/2013 U.S. Treasury Bills
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.0820% 912796BL2 49,983,600 11/21/2013 11/21/2013 U.S. Treasury Bills
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50,000,000  Agency Discount Notes, FHLB, 0.1000% 313385PP5 49,979,861  11/22/2013 11/22/2013 Government Agency
50,000,000  Agency Discount Notes, FHLMC, 0.1100% 313397PS4 49,977,389  11/25/2013 11/25/2013 Government Agency
24,750,000 4Agency Variable Rate Notes, FFCB, 0.3610% 31331KY20 24,747,945  07/02/2013 11/29/2013 Government Agency
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.0820% 912796BMO 49,982,689  11/29/2013 11/29/2013 U.S. Treasury Bills
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.0820% 912796BMO 49,982,689  11/29/2013 11/29/2013 U.S. Treasury Bills
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.0800% 912796BN8 49,982,445  12/05/2013 12/5/2013 U.S. Treasury Bills
50,000,000 3Agency Floating Rate Notes, FHLB, 0.1700% 313379KT5 49,995,590  07/01/2013 12/6/2013 Government Agency
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.0800% 912796AK5 49,981,667  12/12/2013 12/12/2013 U.S. Treasury Bills
50,000,000  Agency Discount Notes, FHLB, 0.1150% 313385QL3 49,973,486  12/13/2013 12/13/2013 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.1150% 313385QL3 99,946,972  12/13/2013 12/13/2013 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.1150% 313385QL3 49,973,486  12/13/2013 12/13/2013 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.1150% 313385QL3 49,973,486  12/13/2013 12/13/2013 Government Agency
50,000,000  Agency Discount Notes, FHLMC, 0.1000% 313397QR5 49,976,250  12/18/2013 12/18/2013 Government Agency
58,275,000  Agency Discount Notes, FHLMC, 0.1000% 313397QR5 58,247,319  12/18/2013 12/18/2013 Government Agency
100,000,000  Agency Discount Notes, FHLMC, 0.1000% 313397QS3 99,952,222  12/19/2013 12/19/2013 Government Agency
90,000,000  Agency Discount Notes, FHLMC, 0.1000% 313397QS3 89,957,000  12/19/2013 12/19/2013 Government Agency
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.0770% 912796BQ1 49,981,605 12/19/2013 12/19/2013 U.S. Treasury Bills
50,000,000 3Agency Floating Rate Notes, FHLB, 0.1600% 313379QY8 49,992,802  07/01/2013 12/20/2013 Government Agency
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.1010% 912796BR9 49,974,890  12/26/2013 12/26/2013 U.S. Treasury Bills
50,000,000 3Agency Floating Rate Notes, FHLB, 0.2100% 313379X87 49,996,138  07/01/2013 1/2/2014 Government Agency
50,000,000 4Agency Variable Rate Notes, FFCB, 0.2010% 3133EASD1 49,997,372 07/02/2013 1/6/2014 Government Agency
50,000,000  Agency Discount Notes, FHLMC, 0.1100% 313397TP6 49,963,181  02/26/2014 2/26/2014 Government Agency
25,000,000 4Agency Variable Rate Notes, FFCB, 0.2210% 3133EARPS 25,000,000 07/02/2013 3/24/2014 Government Agency
50,000,000 3Agency Floating Rate Notes, FHLB, 0.1700% 313380UW5 49,996,137  07/01/2013 4/4/2014 Government Agency
25,000,000 3Agency Floating Rate Notes, FHLB, 0.2200% 313379PK9 24,998,843  07/01/2013 6/4/2014 Government Agency
50,000,000 3Agency Floating Rate Notes, FFCB, 0.2900% 3133EASN9 49,995,300 07/01/2013 6/4/2014 Government Agency
25,000,000 3Agency Floating Rate Notes, FFCB, 0.2500% 3133EATL2 25,002,395 07/01/2013 6/11/2014 Government Agency
25,000,000 3Agency Floating Rate Notes, FFCB, 0.2500% 3133EATL2 25,002,395 07/01/2013 6/11/2014 Government Agency
25,000,000 3Agency Floating Rate Notes, FNMA, 0.3600% 3135G0BQ5 25,014,891  07/01/2013 6/23/2014 Government Agency
349,909,680  IB Bank Deposit, US Bank, 0.0500% 523-14483 349,909,680 07/01/2013 Bank Deposits
55,387,177 1B Bank Deposit, Umpqua Bank, 0.3000% 523-14485 55,387,177  07/01/2013 Bank Deposits
436,249  NOW accounts, Whidbey Island\City Bank, 0.0500% 523-15415 436,249  07/01/2013 Bank Deposits
14,888,393  NOW accounts, First Citizens Bank\Venture Bank, 0.2000% 523-15536 14,888,393  07/01/2013 Bank Deposits
280,301,912  IB Bank Deposit, Key Bank, 0.1500% 523-16378 280,301,912 07/01/2013 Bank Deposits
117,902 1B Bank Deposit, Sterling Savings Bank, 0.1500% 523-16881 117,902  07/01/2013 Bank Deposits
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40,262,379  NOW accounts, Union Bank\Frontier Bank, 0.2000% 523-16950 40,262,379  07/01/2013 Bank Deposits
2,568,677 1B Bank Deposit, Coastal Community Bank, 0.5000% 523-17486 2,568,677 07/01/2013 Bank Deposits
80,491,171  NOW accounts, EastWest Bank, 0.1500% 523-18461 80,491,171  07/01/2013 Bank Deposits
122,421  NOW accounts, Union Bank\Frontier Bank, 0.2000% 523-21096 122,421  07/01/2013 Bank Deposits
30,078,987 1B Bank Deposit, Umpqua Bank, 0.3000% 523-21425 30,078,987  07/01/2013 Bank Deposits
25,069,746 1B Bank Deposit, Umpqua Bank, 0.3000% 523-21426 25,069,746  07/01/2013 Bank Deposits
50,000,000 3Agency Floating Rate Notes, FFCB, 0.1550% 3133ECCG7 49,997,596  07/01/2013 7/10/2014 Government Agency
25,200,000 3Agency Floating Rate Notes, FFCB, 0.1900% 3133EAMb54 25,208,116  07/01/2013 7/21/2014 Government Agency
25,000,000 3Agency Floating Rate Notes, FFCB, 0.2300% 3133EAB49 25,000,000 07/01/2013 8/1/2014 Government Agency
50,000,000 4Agency Variable Rate Notes, FFCB, 0.2210% 3133EAY85 49,993,758  07/02/2013 9/24/2014 Government Agency
28,000,000 4Agency Variable Rate Notes, FFCB, 0.2210% 3133EAY85 27,996,533  07/02/2013 9/24/2014 Government Agency
50,000,000 3Agency Floating Rate Notes, FFCB, 0.1700% 3133EC4S0 49,993,340  07/01/2013 10/23/2014 Government Agency
25,000,000 4Agency Variable Rate Notes, FFCB, 0.1810% 3133ECLUG 24,998,072  07/02/2013 1/16/2015 Government Agency
50,000,000 4Agency Variable Rate Notes, FFCB, 0.1610% 3133ECQL1 49,991,705  07/02/2013 2/5/2015 Government Agency
50,000,000 4Agency Variable Rate Notes, FNMA, 0.1643% 3135G0OVK6 49,979,088  07/29/2013 2/27/2015 Government Agency
50,000,000 4Agency Variable Rate Notes, FFCB, 0.1624% 3133ECHJ6 49,982,769  07/11/2013 3/11/2015 Government Agency
25,000,000 4Agency Variable Rate Notes, FFCB, 0.1610% 3133ECT46 24,995,566  07/03/2013 3/26/2015 Government Agency
25,000,000 4Agency Variable Rate Notes, FFCB, 0.2010% 3133ECKK9 25,000,000 07/02/2013 4/1/2015 Government Agency
25,000,000 4Agency Variable Rate Notes, FFCB, 0.1610% 3133ECSJ4 24,995,229  07/02/2013 5/18/2015 Government Agency

Current Assets: 10,635,148,696

1
2

WAM: 58 Days
WAL: 98 Days

Lwam = Weighted average maturity, calculated using the Effective maturity

2 WAL = Weighted average life, calculated using Final maturity

8 FRN = Floating Rate Note, which has no established reset dates, therefore defining the effective maturity as the next reset date, which is the next business day

4 VRN = Variable Rate Note, which has an established reset date, therefore defining the effective maturity as the next reset date.



